By discussing the construction of the Marxist social science methodology, this paper can clearly and intuitively understand that for the specific social science research, it needs to be carried out under the guidance of the Marxist social science methodology. The Marxist social science methodology here is different from the traditional social science methodology and the historical materialism under the influence of general philosophy. Its main purpose is to go to its dregs and preserve the essence. This methodology is constructed by combining the historical materialist historical view with the traditional social science methodology. The construction of the Marxist scientific methodology can change this backward state from the ground up, and this article can describe and understand this methodology, and can make a new research from the in-depth innovation of China's socialist theory.
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